UNICRE futures.
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SLA 9?/,0 99,0% 5.000 2500 2500 7.000 3.500 3500 5.000 2500 2500 10% 5% 5% g g’ em < em <

b ms ms ms ms ms ms ms ms ms 4h 16h 2 dias 5 dias

uteis uteis

EBA GL 22 NA 23a NA NA 23b NA NA 23c NA NA 2.3d NA NA 61 61 NA NA

Total 100% 100% 0 0 0 1997 695 2574 (o] 0 0 17.81% 0,22% 17,59% na. na. na. na.
01-out 100% 100% 0 0 0 0 0 0 0 0 0 0,00% 0,00% 0,00%
02-out 100% 100% 0 0 0 0 0 0 0 0 0 0,00% 0,00% 0,00%
03-out 100% 100% 0 0 0 0 0 0 0 0 0 0,00% 0,00% 0,00%
04-out 100% 100% 0 0 0 0 0 0 0 0 0 100,00% 0,00% 100,00%
05-out 100% 100% 0 0 0 0 0 0 0 0 0 100,00% 0,00% 100,00%
06-out 100% 100% 0 0 0 0 0 0 0 0 0 100,00% 0,00% 100,00%
07-out 100% 100% 0 0 0 1684 0 0 0 0 0 19,78% 0,00% 19,78%
08-out 100% 100% 0 0 0 2.447 0 0 0 0 0 567% 0,00% 5,67%
09-out 100% 100% 0 0 0 2256 0 0 0 0 0 12,50% 0,00% 12,50%
10-out 100% 100% 0 0 0 1653 0 0 0 0 0 12,50% 0,00% 12,50%
1-out 100% 100% 0 0 0 1417 0 0 0 0 0 21,95% 0,00% 21,95%
12-out 100% 100% 0 0 0 1021 0 0 0 0 0 40,91% 0,00% 40,91%
13-out 100% 100% 0 0 0 2079 0 0 0 0 0 91.67% 0,00% 91.67%
14-out 100% 100% 0 0 0 2524 0 0 0 0 0 13,51% 0,00% 13,51%
15-out 100% 100% 0 0 0 1977 0 0 0 0 0 38,95% 0,00% 38,95%
16-out 100% 100% 0 0 0 2.805 0 0 0 o] 0 16,67% 0,00% 16,67%
17-out 100% 100% 0 0 0 1619 0 0 0 0 0 9,09% 0,00% 9,09%
18-out 100% 100% 0 0 0 1459 0 0 0 o] 0 6,98% 0,00% 6,98%
19-out 100% 100% 0 0 0 1793 765 1712 0 0 0 61,54% 0,00% 61,54%
20-out 100% 100% 0 0 0 1769 537 1895 0 o] 0 33,33% 0,00% 33,33%
21-out 100% 100% 0 0 0 1849 873 on 0 0 0 10,34% 0,00% 10,34%
22-out 100% 100% 0 0 0 1767 556 2422 0 0 0 0,00% 0,00% 0,00%
23-out 100% 100% 0 0 0 1.456 807 1520 0 0 0 2,65% 177% 0,88%
24-out 100% 100% 0 0 0 2415 598 2.621 0 0 0 12,68% 12,68% 0,00%
25-out 100% 100% 0 0 0 1284 609 1.895 0 0 0 12,05% 0,00% 12,05%
26-out 100% 100% 0 0 0 2.991 552 7.318 0 0 0 53,.85% 0,00% 53,85%
27-out 100% 100% 0 0 0 8525 735 8.903 o] 0 0 69,23% 0,00% 69,23%
28-out 100% 100% 0 0 0 924 538 1691 o] 0 0 2,78% 0,00% 2,78%
29-out 100% 100% 0 0 0 1.380 755 1623 0 0 0 17.46% 0,00% 17.46%
30-out 100% 100% 0 0 0 2.017 760 1795 o] 0 0 31,03% 0,00% 31,03%
31-out 100% 100% 0 0 0 2.021 724 2.095 0 0 0 12,50% 0,00% 12,50%
01-nov 100% 100% 0 0 0 2493 686 3.614 o] 0 0 44,44% 0,00% 44,44%
02-nov 100% 100% 0 0 0 1290 671 2.083 o] 0 0 33,33% 0,00% 33,33%
03-nov 100% 100% 0 0 0 1.904 648 251 o] o] o] 33,33% 0,00% 33,33%

04-nov 100% 100% 0 0 0 1734 693 1735 0 0 0 13,04% 0,00% 13,04%
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UNICRE futures.

20-dez 100% 100% 0 0 0 2.248 793 2.325 0 0 0 14,18% 0,00% 14,18%
21-dez 100% 100% 0 0 0 2.547 820 3776 0 0 0 20,45% 0,00% 20,45%
22-dez 100% 100% 0 0 0 24N 844 3183 0 0 0 17,59% 0,00% 17,59%
23-dez 100% 100% 0 0 0 2.287 891 2957 0 0 0 14,63% 0,00% 14,63%
24-dez 100% 100% 0 0 0 381 2260 3.826 0 0 0 32,00% 4,00% 28,00%
25-dez 100% 100% 0 0 0 1.045 621 2257 0 0 0 40,00% 0,00% 40,00%
26-dez 100% 100% 0 0 0 1858 634 2.387 0 0 0 15,22% 0,00% 15,22%
27-dez 100% 100% 0 0 0 1895 704 2738 0 0 0 N57% 0,00% N57%
28-dez 100% 100% 0 0 0 2592 736 4.409 0 0 0 32,14% 0,00% 32,14%
29-dez 100% 100% 0 0 0 2761 722 3.060 0 0 0 30,77% 0,00% 30,77%
30-dez 100% 100% 0 0 0 1528 633 3.249 0 0 0 9,43% 0,00% 9,43%
31-dez- 100% 100% 0 0 0 1756 580 2743 0 0 0 21,43% 0,00% 21,43%
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